EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021 11 22

03-5210-8500

1/85



36

11

34

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

https://www. ja-asset.co.jp/

2.2 2.00

0120-439-244

https://www. ja-asset.co.jp/

2/85



2021 11 283

2022

20

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

https://www. ja-asset.co.jp/

3/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

https://www.toushin.or.jp/

4/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

12

5/85



EDINETOOOO
O000000000000000000000O(E12882)
Oooooooooooobooooooad

77 FOBK
BE%TTBOR4 Ol = 02EEEORREE4BELET.

77 FOE
B4 oREMBOEDHEFAFEITBOES Z0MEBEL LS L#BELTER%TVE

£
Bfoiot@EsTELENSRL L. BFOGMENEDIG|I2ETEM5IHRELET,

ERIZH T > TIE, BRiEMEHIRE | OB REORMSI ML R EETMEOMBERTO2
EREEEILLLSCHBTEITVET,

H T AMIgEahmSIcouTiE, BRI LTHE22S 6 RE Li-ghEs|I & LET
A, RBHECHRBAFICE LT, hokisiixhin sAAT 885 £,

BRTHWHFHIBEICE., BTEHLENSHoL WL T, FHEE LT CHRmiGe
SeipmRElic & W HEEITVWET,

REMBOMEE = 22WT

LTROEMEMAERTELL LTH, REMHAOEBDE P RATBOENE 02 FEELLID
R B L kEEL e THY, 2L LA EOBBRTIIRNEEZE L ELY £E2A,

EEREN A OEEOERICEe,. 77 FOMBEESICHT SEENR SRS oo bR ET S I LiCER
LET,

BADTR/ALR - THEZERVELARS, RUFEHIWLTIFohdE@mE LY T,

LaATEHFER - TETERVELASFOHEB LSS

EPH 1 Hik THE Rk 2H &

JEIZTEMINCRE 2T, 7T FORBREREEERLTVLET ,

6/85



EDINETOOOO
O000000000000000000000O(E12882)
Oooooooooooobooooooad

2HIATB/HF LR ERUIBSL LR - THEERVELAYFSERLISS

== AR == ?rf == AImR w7l

1425 1385

FBTE 181 fHE IHE aHik #RB 18k 20k L 3 ARk

AE®ICHERAI0ETERLARS, T FRLE . THEBVELABSOHYREMESERLTVET,

IHATBYTRERILBSLLR - TRERVEL LV TRLLES

== nInP w7 Ll =-_= CrF

1104

116

(]
280 18 & 2Bk I0%k LEk L= G| 1Bk 28tk 3Bk 4Bk

AHECTEA0E TTRLEES, 7 FRER-FHREBUELAESoNCOERAISELTVET,

EEREEATSSROHENE £ 7 r e FORNEHOEN EONBERETI-OHOHEFHTE Y, ENOHNE 2T
LEb@TiEny 44,

F iR IR

BA~ORBETIEICIZ, FIRERITEEA,
ABEREEA~OEEIIITWEEA,

TUNRT 4 7TOERIE~v PERICEBTLEE A,

SEEA

#F2R2208 (FEOHEFERERR) CERFHRECKIFNEE L UTHS (FlEEaHE
7T, ) Fo2HReSREMRAL L, Skis#ix, FRIL L TERSAUAHFBEMEKE, TABEF
FEELTRELEY, LELARHKEIPROBESICR, HEETHOEVILLHYET,

Eaosale0ThUELFTORIIIE L TRETZLOTRES) EFHA,
BLE, 477 FRAEAMACRRERAETINN, HEosRLiThLvESHB Y ET,

HEwE - TEPAFCL TR, EROL I LERANTELVWESHELYET,

2020 19
2020
2020 12

7/85



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

ERE
(EiEE)

B FREORUE ; :
L‘-#i:l!ﬂ'd’%':?éﬂ[ !E#?ﬂ:ﬁf!ﬁi@ﬁl i'!iﬁfﬂiﬁl

I LS [ ik
A E

(BEE) LR

frd Stficd
i ¥ it kb
8 Wi

BRE |

2RE
(Zi&E)

SR
Ry BE I

Wl

-
HE#

CERE>BEPELHAT TRV ARSI (BERESH)

AR E o ERRE
ZERRESFUERBEEDER
FFroEOREE §

<EREH >
L7 FORBROIEL BREE LU —HEHORiTOINREO R
FEERAEELUERNESED G
AREHRE. MERSLC—BROSOLLL &

<ERE>=HEERESTHIcH (EZRaY) BERERSL BARUBRHALTETT)
IHERMEORE TH-IH
eI ECRIEREN~ 0B ¥

2021 30

1,466

1993 28
10
10 13
1996 20
30
10

2000 10
2007 30

13 19,551

66.66

9,779

33.34

19,550
9,778

66.66
33.34

8/85



22

23

16

24

15

9/85

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

20



15

10

11
12

13

14

15

16

17

18

19

20

21
22

23

18

18

15

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

13
12
10
11
18
19
20
14
16
14
22 22
13 18 13
15
13 18 13
14 14 15

14

10/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

BAE-AEHOETE LH—F a4
APCOESRIE
HEAMEEDEE EUBRR~BEShET,
ERAAF—L (AR, EAFES)
BEEUERHEEEER HLEa

iy =

HESH
[ AER—FI+UAZAR (APC) ]I :ﬁﬁj>

A HEEORE - KEE ELEREBEICSGL,

BESM~EEETVET.

: TE=HILT

Z&AFEOER FEHOBIT — =
HEFA—FZ7H )T ERSTOREEZ T ERE#H J\j-'
IZfEL BUDFo R —YUr— B ALEAE TN
TvET, =

80
60
10

22

11/85



38

16

100 20

100

20

12/85

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

16



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

100

236

341

100 10
22
28
28

28

23

24

10 20

19

13/85



21

25

29

30

31

14/85

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad



20

130

17

86

879

15/85

42

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

100 50



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

37

16/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

17/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

L E
H7 7 FOFMEEERY 77 FLORBRNLGHEIFALD
SREBREREMTOHSE fEEDOLLE

[ REEEEEERL ot R ] [ ] EN]

oA 1 1A i
—r— AR EEET (5 ol
L] a1 A
T
20000 A Ao BT
Sl ST8%
15,000 A e BRI R
10,000 141 % i kA
7 b
5000 A ET A% = RLE L] 4%
b 5% s 4% ™
oA i [ b4 [ e e
a5 E = =]
B = A 5.1%
180% 4% Al
a0 w00 o
MIGEION  MITHIOA  MIREIGE  HIGEI0A  HGEleE EF s MEn RESE  HRES  AsNM  RAEm HRA0

*201610H ~2021F 9O 5 SO HH RIS HI HIGE *20165F 10 ~2021F 9 o2 5 EMF AR IZH U HIEE 1 FIO0mS

1 [0 B R A M TR RO R BE AR O R 2 D EOTE-RE-BNE, A7 T -FRURAREEES Z2 20
TEHRLEBOTT, TETL, Y77 FEMANSGRES A LENCHETES L
=fhE, Y77 FOERBREEOGTR, BTALE SIZHEEE L DT,

THETRLEENORELETLTEVET, g, 477 FOERMBEERECOVLTIE, BEALECEERL
U T FoEMEEEE, RElNosidhemEil ERoIERTLIEVET,

Ttt@EAZLTHE L FRNREESLEHI ATV E FEATORELFAHET 7 FoRBdB LR £4 4,
TOT, KREOREEFCESWTHEL HEMmEE *HT7 7 FOERMBERL. KolRooREsNRRLLoldl

ElEMESGEEEHY ET, LTHELAGEMBREESAREX AT T0T, REEO X HEC
SOUEAT R ALER L, Rl EofihrmeEL: RAGTHELAFHRERR L GRS S 21,
BmELLLTHELAREEH REZA T2 +0 *ERESFSAOER

T, WEOERESE: URLGIRSYRYET, B & #:nEEEER (TOPD) ()

FEBREIMNIaZHA - A Fr 2 (RIRENAS. A~—2)

T RER: M= Fomiro b f 2Py 22 (FRRE~<=2)
B & [5 % : NOMURA-BPI [EHR

% BB W FTSE EMEHRA »F v 22 (R{B%, A<—3)

AW FTSE MREGTEERA »Fo¥A (Bs=3)

(F) MAOENE. S~ YeLELZRRERNTLT. ABRLTEY
T,

WIEHEES (TOPIX) (4, HASX TR ERESMAIR) OHNFEETH Y., Bk,
fEEnil o, ARG XEHEECET A TS ToMER - S o RUEIREED (TOPIX) okt
EF & TR EERIESI FAFAF L TwE T G, FEGE. BERISIRC L Vi
@ RERGREEA S vOTIRA <. MERIESI AR, FHFEROBTRAREIERTS L5
Tl Th, HIEETLELA,

[MOMURA-BFI B &, FHESEdsr ol TuSRET, ©omsFEl i FiSsniastc
BELET, 45, FHESESSHE, HBA CFo rAEALTTLAZERZE - Y- ML—
HEEBGELA,

[MSCla&Hs s fFodbal, MESCIIT=3wd c7=diruk A4 wFuwra] it, MSCline
[R5 L - deibrssr =, BRI T 28R ot M EM T TMSC Inc. cBEL T,

[FTSE ERENS »T» #F & (B<BF) | . [FTSEFHESEENA T # A 14, FTSE Fixed
Income LLCIZ L VEE ZNTWBEHS »F o 7 2 TT, GIEIE FTSE Fixed Income LLC @EIEHET
Y, IREICMT 5T AT oM FTSE Fixed Income LLC " L TuL 4,

18/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2.2 2.00

0120-439-244

https://www.ja-asset.co.jp/

0.88 0.80

0.47 0.30% 0.03 0.80

0.0033
0.003

19/85



o
15.315
o

2013
o
o

2013

20.315

15.315

2037 12 31

2037 12 31

20/85

15.315

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

20.315

0.315

15.315

0.315



EDINETOOOO
O000000000000000000000O(E12882)
Oooooooooooobooooooad

LRSS EHD BT A—-DE>

<REMFERT >

il Eel il
ok AEED SR
(R ERETE R
A< B < C -
10,0006 10,0005 10,0008
l\. L "
A SEEREREF B SR ER G AEIRTIERETAE
10,0008 110008 120008

i PRIISCETE A —UETEY, SR HES LURD ISR TS0 TIIBVEY A,

2021 30

21/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021 9 30
( ) — 1,215,990,850 100.00
( ) 1,215,990,850 100.00
2,445,180,000] 201.09
)
83 2,474,798,010| 2,445,180,000 201.09

)

22/85



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1
(2021 2 22 ) 1,137,928,144 1,137,928,144 26,563 26,563
2020 9 648,574,416 — 15,855 —
10 646,782,531 — 15,407 —
11 847,463,826 — 20,522 —
12 918,338,358 — 22,117, —
2021 1 944,932,710, — 22,253 —
2 1,072,274,601 — 24,893 —
3 1,102,239,280 — 24,990, —
4 1,094,313,786 — 24,422 —
5 1,114,642,169 — 24,463 —
6 1,105,937,773 — 24,144 —
7 1,018,090,465 — 21,750 —
8 1,098,531,957| — 23,031 —
9 1,215,990,850 — 25,366 —
1
2020 3 12 2021 2 22 0
2020 3 12 2021 2 22 165.6
2021 2 23 2021 8 22 20.2
)
100
2020 3 12 2021 2 22 542,639,473 114,257,645 428,381,828
2 2021 2 23 2021 8 22 185,431,356 140,094,061 473,719,123

23/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021
2021=9/ =RE
SR - MREOHRS SR DS
= (TR
25000 2200
26,000 KRAEE (L) 2500 =EE AR
------- FREERRREREER (T

e R (T L

22000 LoD

o000 4o 1M 202152 B 228 o
18,000 1.200

16,000 1000 AEERER oM
14000 200

12000 00 « SflEOF—&L, 1FONE Y, R
10,000 400 Lk g s

2000 200

000 o

M0FIA NNFEA  0N0FIE  J0N0FIZR MNWIN NAFER  NIIE9A
RSO ALA ARG, ReliaitE TR LTEE,

FELEBEORKR
NZAM:LsiLwy BHEKD2ETL
BEoBALE
¥ i oo MR HALE (%)
JE R 100.0
EERNEHR 201.1

«HALER, FreoFoREEERCHTSHETT,
FRBAWE, 2—A 0=, CP, CD, HNE, RULETRHFITERET,
AR ESIRslE, THEE2 25#MES) o,

FHNEEDHRS

14000%
7T F 121.2%

120.0%

100.0%

B0

BOU0

40.0%

4
20.0% 14.7%

o £

2002 2013E 20148 20154 2016 201TE 2018E  2019:  20MEE 2021

e 77 FolRdiE s, ReliehEs sl T,

o Tl SR S B R D T

« 2020 EIWEE (3B1Z2E) HroERETORERE, 2021 FSHEM BRI ERENENE £
TORTEES LT,

P FoAFERRS ETAE0ENTAY, HROTFARLENET I LOTHSY EHA,
HEgaroBER e, SRdhEsRESTE Y FTRAVA L FOR— LA TIRBELETET,

24/85



2.2

25/85

2.0

50

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

https://www. ja-asset.co.jp/

0120-439-244

https://www. ja-asset.co.jp/

50

26/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

https://www.ja-asset.co.jp/

0120-439-244

27/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Oooooooooooooooooad

https://www. ja-asset.co.jp/

44 45 46
48

34
23 22
2021 22

44

10

45

46

28/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

49

48

49

45
49
49

16

29/85



53

24

24

55

30/85

47

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

24



15

EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)

10

10

10

43

50
43

49
18

31/85

Ooooooooooooooooooad

44



32/85

40

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

40

39



@

)

12

12

59

2021

2

133 )

22

193

33/85

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

38

1 2020 3



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

34/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

35/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021 2 22

1,004,835,255
238,255,720
127,680,000

1,370,770,975

1,370,770,975

700,440
227,692,000
1,134,378
123,509
3,170,121
1,266
21,117

232,842,831

232,842,831

428,381,828

709,546,316
599,771,812
1,137,928,144

1,137,928,144

1,370,770,975

36/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2020 3 12
2021 2 22

11,732
689,380,720

689,368,988

244,849
212,349
5,450,227
41,891

5,949,316

683,419,672

683,419,672

683,419,672

83,865,609

119,717,177

119,717,177
9,724,924
9,724,924

709,546,316

37/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1
2021 2 22
400,000,000
142,639,473
114,257,645
428,381,828
2.6563
(26,563 )
1
2020 3 12
2021 2 22

0
16,564.58

0
599,771,812
109,824,645
709,596,457

38/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2020 3 12
2021 2 22

39/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1
2021 2 22
)
2021 2 22
1
2,055,348,000 2,292,920,000 237,572,000
2,055,348,000 2,292,920,000 237,572,000

40/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

41/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

€H)
52 38 38 3 57 2
( 12 133 )
©) 193 2 1 2021 2

23 2021 8 22

42/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

43/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

44/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021 2 22 2021 8 22
1,004,835,255 931,843,090
238,255,720 -
= 128,287,100
127,680,000 95,760,000
1,370,770,975 1,155,890,190
1,370,770,975 1,155,890,190
700,440 141,583,500
227,692,000 -
= 1,930,540
1,134,378 4,059,725
123,509 177,094
3,170,121 4,545,112
1,266 1,510
21,117 17,647
232,842,831 152,315,128
232,842,831 152,315,128
428,381,828 473,719,123
709,546,316 529,855,939
599,771,812 439,539,238
1,137,928,144 1,003,575,062
1,137,928,144 1,003,575,062
1,370,770,975 1,155,890,190

45/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2020 3 12 2021 2 23
2020 9 11 2021 8 22
10,959 15,605
241,245,700 229,969,600
241,234,741 229,985,205
126,894 193,011
88,840 177,004
2,280,106 4,545,112
24,219 18,058
2,520,059 4,933,275
238,714,682 234,918,480
238,714,682 234,918, 480
238,714,682 234,918, 480
13,620,347 19,120,571
- 709,546,316
15,296,196 263,814,012
15,296,196 263,814,012
522,609 227,706,480
522,609 227,706,480
239,867,922 529,855,939

46/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021 2 22 2021 8 22
400,000,000 428,381,828
142,639,473 185,431,356
114,257,645 140,094,061
428,381,828 473,719,123

2.6563 2.1185
(26,563 ) (21,185 )

47/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021 2 22 2021 8 22

48/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1 2021 2 22

2,055,348,000

2,292,920,000

237,572,000

2,055,348,000

2,292,920,000

237,572,000

2021

8

22

2,167,317,000

2,025,750,000

141,567,000

2,167,317,000

2,025,750,000

141,567,000

49/85




2021 9 30

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

3,703,458,646

2,487,467,796

1,215,990,850

479,371,255

25,366

50/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

51/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021 30
1,466
92,330 92,328
29,330 29,328

2021 9,072 1,953,600,000
1,466

10

52/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021 30
268 4,548,025
96 369,213
364 4,917,238

53/85



59

31

19 8 6

193

2 1
EY

54/85

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

38

52

2020 4 1 2021 3



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

55/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

56/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2020 3 31 2021 3 31
1,500,057 14,672,714
100,000 100,000
1,168
1,000,000 1,000,000
18,100,000
124,580 157,164
1,838,990 1,807,353
150,845 162,310
162,884 115,889
989 453
49,574 58,455
23,027,922 18,075,509
160,681 199,789
98,910 112,748
61,770 87,040
7,610 6,940
5,216 4,545
2,394 2,394
4,303,635 3,463,082
1,003,692 1,107,341
3,000,000 2,000,000
80,859 140,940
2,702 3,828
6,700 6,700
209,680 204,272
4,471,926 3,669,811
27,499,849 21,745,321

57/85




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2020 3 31 2021 3 31
7,000,000
838,534 1,626,988
674,602 690,434
13 13
3,132 3,132
659,294 661,665
12,161 25,622
152,123 241,043
665,703 357,979
137,084 58,344
192,976 237,652
9,661,024 3,212,443
204,533 232,053
45,400 39,300
249,933 271,353
9,910,957 3,483,796
3,420,000 3,420,000
1,500,000 1,500,000
1,500,000 1,500,000
74,040 74,040
12,619,519 13,202,783
10,005,000 11,205,000
2,614,519 1,997,783
12,693,559 13,276,823
17,613,559 18,196,823
24,667 64,701
24,667 64,701
17,588,892 18,261,524
27,499,849 21,745,321

58/85




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2019 4 1 2020 4 1
2020 3 31 2021 3 31

8,458,016 8,346,111

898,248 687,942

280,440 283,839

43

9,636,704 9,317,937

1,614,335 1,312,184

15,912 4,459

1,357,718 2,030,778
580,513 618,388
774,552 1,410,360
2,652 2,029

362,447 352,704

110,063 115,648
21,707 33,050
58,336 54,123
15,124 15,172
1,469 1,851
13,425 11,450

3,460,477 3,815,776

1,403,962 1,597,941
84,469 83,365
939,814 1,033,043
176,302 232,980
192,976 237,652
10,400 10,900

184,734 194,748

21,211 718

43,592 611

103,638 100,962

174,195 175,566

3,750 3,400

46,152 47,133

31,759 35,574

346,403 421,661

160,019 210,941

2,519,421 2,789,262

3,656,806 2,712,898

59/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2019 4 1 2020 4 1
2020 3 31 2021 3 31

7,701 5,816
5,681 3,113
82 102

25,593
637 4,502
564 96
40,260 13,632
3,925 1,533
1,036 6,544
16,497
3,232 335
8,193 24,910
3,688,874 2,701,620
13 1,413
13 1,413
3,688,860 2,700,207
1,145,683 825,177
11,686 15,633
1,133,996 809,543
2,554,863 1,890,664

60/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

( 2019 4 2020 3 31 )
3,420,000 1,500,000 1,500,000 74,040 8,805,000 2,451,010 11,330,050 16,250,050
1,191,355 1,191,355 1,191,355
1,200,000 1,200,000
2,554,863 2,554,863 2,554,863
1,200,000 163,508 1,363,508 1,363,508
3,420,000 1,500,000 1,500,000 74,040 | 10,005,000 2,614,519 12,693,559 17,613,559
38,026 38,026 16,288,077
1,191,355
2,554,863
62,693 62,693 62,693
62,693 62,693 1,300,814
24,667 24,667 17,588,892

61/85




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

(2020 4 2021 3 31 )
3,420,000 1,500,000 1,500,000 74,040 10,005,000 2,614,519 12,693,559 17,613,559
1,307,400 1,307,400 1,307,400
1,200,000 1,200,000
1,890,664 1,890,664 1,890,664
1,200,000 616,735 583,264 583,264
3,420,000 1,500,000 1,500,000 74,040 11,205,000 1,997,783 13,276,823 18,196,823
24,667 24,667 17,588,892
1,307,400
1,890,664
89,368 89,368 89,368
89,368 89,368 672,632
64,701 64,701 18,261,524

62/85




10

63/85

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2016 4 1



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2020 3 31 2021 3 31
1,357,112 14,416,599
93,907 96,194
126,749 125,400
220,656 221,595
2019 4 1 2020 4 1
2020 3 31 2021 3 31
5,681 3,113
3,925 1,506
829
13 583
13 1,413

64/85




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2019 4 1 2020 3 31
38,400 38,400
15,000 15,000
53,400 53,400
1
1
2019 6 24 1,170,355 30,478 | 2019 3 31 | 2019 6 25
21,000 1,400 | 2019 3 31 | 2019 6 25
2
1
2020 6 25 1,286,400 33,500 | 2020 3 31 | 2020 6 26
21,000 1,400 | 2020 3 31 | 2020 6 26
2020 4 1 2021 3 31
38,400 38,400
15,000 15,000
53,400 53,400
1
1
2000 6 25 1,286,400 33,500 | 2020 3 31 | 2020 6 26
21,000 1,400 | 2020 3 31 | 2020 6 26
2
1
2021 6 25 680,832 17,730 | 2021 3 31 | 2021 6 28
831,900 55,460 | 2021 3 31 | 2021 6 28
2020 3 31 2021 3 31

65/85




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2019 4 1 2020 3 31
2020 3 31
@ 1,500,057 1,500,057
O 18,100,000 18,100,000
®) 1,838,990 1,838,990
@
1,003,692 1,003,692
®) )
4,000,000 3,998,450 1,550
26,442,739 26,441,189 1,550
D) 7,000,000 7,000,000
7,000,000 7,000,000
1
1
1 2 3
4
5
1
2
1 1 5 10 10
1,499,843
1,838,990
542,216 86,552 90,900
1,000,000 3,000,000
4,338,833 3,542,216 86,552 90,900

66/85




EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1 1 2 4
2 3 4 5
7,000,000
7,000,000
2020 4 1 2021 3 31
2021 3 31
D) 14,672,714 14,672,714
2 1,807,353 1,807,353
©))
1,108,510 1,108,510
® ()
3,000,000 3,003,075 3,075
20,588,577 20,591,652 3,075
1
1
1 2
3
4
2
1 5 10
14,672,707
1,807,353
1,168 345,171 224,049 84,930
1,000,000 2,000,000
17,481,229 2,345,171 224,049 84,930

67/85



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2020 3 31
750,000 750,450 450
750,000 750,450 450
3,250,000 3,248,000 2,000
3,250,000 3,248,000 2,000
4,000,000 3,998,450 1,550
527,717 457,409 70,307
527,717 457,409 70,307
475,975 563,421 87,446
475,975 563,421 87,446
1,003,692 1,020,831 17,138
50%
50% 70%
2019 4 1 2020 3 31
117,187 25,593 1,036
117,187 25,593 1,036
2021 3 31

2,750,000 2,753,075 3,075
2,750,000 2,753,075 3,075

250,000 250,000

250,000 250,000
3,000,000 3,003,075 3,075

68/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

787,764 614,151 | 173,613
787,764 614,151 | 173,613
319,058 399,400 80,341
319,058 399,400 80,341
1,106,823 1,013,551 93,271
50%
50% 70%
2020 4 1 2021 3 31
47,455 6,544
47,455 6,544
2020 3 31

2021 3 31

69/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

@
2019 4 1 2020 4 1
2020 3 31 2021 3 31
187,460 204,533
28,307 30,558
11,234 3,038
204,533 232,053
O]
2020 3 31 2021 3 31
204,533 232,053
204,533 232,053
204,533 232,053
204,533 232,053
®
2019 4 1 2020 4 1
2020 3 31 2021 3 31
28,307 30,558

70/85




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2020 3 31 2021 3 31

52,965 56,755

4,450 4,940

2,591 2,591

1,395 1,395

59,089 72,769

13,901 12,033

62,628 71,054

26,775 24,600

36,548 27,467

_ 5,978 4,79
266,324 278,404

35,115 20,971

231,208 257,432

21,528 53,160

21,528 53,160

209,680 204,272

100 5 100 5
2019 4 1 2020 4 1
2020 3 31 2021 3 31
9 15 9 15

71/85




EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1
2019 4 1 2020 3 31
2020 4 1 2021 3 31
]
2019 4 1 2020 3 31
€))
8,768,245 868,459 9,636,704
@

1,913,159

1,433,389

State Street Cayman Trust Company,Ltd. 587,396

72/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2020 4 1 2021 3 31
@
8,654,658 663,278 9,317,937
¢))
1,414,162
1,856,861
State Street Cayman Trust Company,Ltd. 418,974
1
2019 4 1 2020 3 31
2020 4 1 2021 3 31
1
2019 4 1 2020 3 31
2020 4 1 2021 3 31
1
2019 4 1 2020 3 31

2020 4 1 2021 3 31

73/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2019 4 1 2020 3 31
( )
( )
4,040,198 3,925 7,000,000
50.91%
2020 4 1 2021 3 31
( )
( )
4,040,198 1,533
50.91%
( )
( )
444 1,063,602 228,891

74/85



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)

Ooooooooooooooooooad

2019 4 1 2020 4 1

2020 3 31 2021 3 31
379,372 18 375,771 48
65,986 03 27,571 98

2019 4 1 2020 4 1

2020 3 31 2021 3 31
2,554,863 1,890, 664
21,000 831,900
« ) 21,000 831,900
2,533,863 1,058,764
38,400 38,400

2020 3 31 2021 3 31
17,588,892 18,261,524
3,021,000 3,831,900
«C ) 3,000,000 3,000,000
C ) 21,000 831,900
14,567,892 14,429,624
38,400 38,400
2021 3
2021 4
10
2021 5 26 13 5
178
2021 3 31
3,000,000
2021 7 27

15,000

75/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad
2021 7 27

76/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

77/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021
342,037
2021
51,000
(
2021
SBI 48,323
7,495
12,200
11,945
au 7,196

78/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

79/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

80/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

81/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021

193
2020 12 2021 22

2021 22

82/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

83/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

2021 10

193
2021 23 2021 22

2021 22
2021 23 2021 22

84/85



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

85/85



	表紙
	本文
	第一部証券情報
	（１）ファンドの名称
	（２）内国投資信託受益証券の形態等
	（３）発行（売出）価額の総額
	（４）発行（売出）価格
	（５）申込手数料
	（６）申込単位
	（７）申込期間
	（８）申込取扱場所
	（９）払込期日
	（１０）払込取扱場所
	（１１）振替機関に関する事項
	（１２）その他

	第二部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	ＮＺＡＭ・レバレッジ日本株式２倍ブル
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	中間財務諸表
	ＮＺＡＭ・レバレッジ日本株式２倍ブル
	（１）中間貸借対照表
	（２）中間損益及び剰余金計算書
	（３）中間注記表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第三部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３その他

	監査報告書

